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Load Raw Data into 
Foundational Table 



Trend /Detrend data 



Load BinTabs 
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6401 



6403 
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Use 

Explanatory-Tracker to 
identify explanatory variates 



T 



Do weighting 



1 



Shift (change) data 
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'641 1 



Generate scenarios 
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Calculate Nearest-Neighbor Probabilities 
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Perform Forecaster-Performance Evaluation 
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Fig. 65 



DD-MM- G[)p Oil Oil Price - Oil Price - Oil Price - Oil Price - Oil Price - Oil Price - 
YY Price Pv 1 Pv 2 BPPv 1 BPPv 2 IPv 1 IPv 2 



29-Mar-10 
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-0.11 
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Fig. 66 
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Fit curve through data points 
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Divide data points into two groups: 
those above the fitted curve and those below 
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Determine two Rails by fitting two curves 
through the upper and lower groups 



6840^ 



Project points relative to two Rails 



Fig. 69 
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Analyst designates: 

• Response BinTab 

• Explanatory BinTabs 

• Parameters and Controls 

Initialize Data Structures 
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Complete 
Data Structure 
Initialization 
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For each BinTab 
in btExplainList 

Call CalInfoVal() 
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No 



< 



s 



Is btExplainList empty? 




Yes 



7450 
S 

End/return 
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No 



Find BinTab in btExplainList 
with the largest 
statTabValue.GetMeanQ 




i 
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Is practically significant? 
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Update structures 



Yes 
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Update structures 
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statTabValue.InitQ 
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For each unique 
trackingTree.leafID 
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7560 



End/Return 



Create and load CtSource 
contingency table 



7540. 



Perform CtSource 
Valuation 



7550 
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Aggregate results 
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Fig. 77 
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Perform Supplementary Initializations 
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Do many times: 
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Set Weights 
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Perform Box 7430 
of Fig. 75. 
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Append statTable Values 
to statTabValuesHyper 
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Finalize 
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Forecaster selects and edits 
BinTabs used for weightings 






Load 

Dimensional Margin Buffers 
(DMBs) 
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Perform CIPFP 
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Update wtCur 
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Do many times 



8230 v 



Find BinTab with 
largest difference 
between 
tarProp and curProp 
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Save current solution 
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Update hp Weights 
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Do CIPFTally 
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Improvement ? 
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Increment iHList 
Restore saved solution 
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Reset all iHList 



Fig. 83 



Forecaster selects BinTab 
Graph presented to Forecaster 
Forecaster selects range 

i 

Forecaster indicates density 

i 

Forecaster indicates movement 

i 

Data shift made 

i 

Write changes to affected columns in 
Foundational Table 



Fig. 84 
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Fig. 88 



Foundational Table Type 
Cross Sectional Time Series 



Scenario 
Form 



Direct 



Sampled 



Fig. 89 

wtCur Foundational Table 



Output Table 



nRec 




DD-MM-YY 0il Upcoming 
Price Month's 

Unemployment 









29-Mar-10 


20.85 


4.2 


30-Mar-10 


20.88 


4.2 


31 -Mar- 10 


20.82 


4.2 


| 1 -Apr- 10 


20.96 


4.1 


2-Apr-10 


20.52 


4.1 


5-Apr-10 


20.55 


4.1 


6-Apr-10 


20.60 


4.1 


7-Apr-10 


20.62 


4.1 


8-Apr-10 


20.52 


4.1 


9- Apr- 10 


20.53 


4.1 








30-Apr-10 
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3-May-10 


20.32 
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Fig. 91 



Identify benchmark-Distribution 
Identify refined-Distribution 
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Set DBC_FP parameters 



N 9130 



Archive distributions 
and parameters 
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Wait for bin to manifest 
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Use DBC-FP to compute rating 
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Act on rating 
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Fig. 92 



Copy either btfTarProp or 
btfShiftProp to mtfRefine 






1 




Set delphi-Distribution 
equal to mean btfRefme 
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Zero-fill mtfRefine 
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Set delphi-Distribution 
equal to geometric mean 
btfRefines 



•9216 



Set DBC FP parameters 
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Fig. 94 



class MPPit 
{ 

mppSpec 
pBinTab 

postPeriodLength 

nextClose 

finalClose 

Risk-Sharing Section 
arithMean-Distribution 
geoMean-Distribution 
Offer- Ask Table 

traderlD cQuant AC-DistributionMatrix 



Risk-Trading Section 
Stance Table 
Leg Table 

ValueDisparityMatrix 

hzlMeanValue 

vtlReturn 

vtlCost 

vtlYield 



InfoRefreshO 

PerformSharingTradingQ 

PerformFinalSettlementO 

} 



Fig. 95 

class MPTrader 

{ 

mptSpec 

pBTManager 

align-Distribution 



binOperatingReturn 



mpPitView 



RefreshAlign(); 
RefreshB inRe turn() ; 

} 



Fig. 96 



Create MPPit 



1 



Open/Close Postings 



9610 
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Perform Risk Sharing and Trading 



Perform Final Settlement 



9630 
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Fig. 97 



Trader selects MPPit and triggers 
creation of MPTrader 



1 



9710 



Trader specifies cQuant and 
ac-Distribution for Risk sharing 



Trader edits and enters Leg Table rows 



i 



9720 



9730 



Trader views, edits, and enters Stance 
Table fields 



Trader executes and verifies interim 
and final settlements. 



N 9740 
^-9750 



Fig. 98 
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200 
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-200 
-400 -I 

binOperatingRetura 

PayOffRow 
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